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1 

[tnymi ] ^jj^ titers, K^kng. 
(0 00 n 

®iT5i2:^fi^^*JT5&K«^«'i$IStCi^t:>0, 4^ 20 
[0 00 2] 

<DE?*c«t4. jiUk. fm^<o$^m.^n^. lea. «mb, 30 
[000 3) corcto, fie*<pE7Km^i»J^»c4cji»T: 

tl, B8B3^©^Ti^f^»fl{cE7K^«')ii^getf.l/rcO, Bf 

Ut, COttgt't^Jl'tCJ:^. 1 BOE^fcffi^iPJ^r^iiE 
t-CC^/c, 5l?i*5m>BUK:^fi4)^C». 
(0 0 0 4 } 4/c. V VV-^'f'm^'r)\^ 

^l^ffiT-2>CitCJ:-o-C. B^cDlljiafifir^r^r. ^ifli] 

-[0 00 5 ] 
BSBSf(30^tS^feff=S5CCE3*cffi^rsei£Lr4B<^a:-T:». 

10 00 6 1 $:^C. ^^-•^il'^^ h 7-i?'^i«'J^-7^Jl/ 

ci(cj:orQ<i'f56ti2»5lia7=^-i''5:^®Lr:>:OB so 



«fW^6- 1 1 9 2 9] 

2 

o r E^Kfi^a'j ^i^jer ^ s i jirK 6 nci ^CTH^tji * 5> . 

[0 00 7] 2(s:^H^tSCO<i:^?:r*t»JCfl:;i^rJL-Sn:rc 
[0008]. 

tc:$:^^OE7K«^«1$^»i. A:^$nrcWB. E;K5I 
6/cfl^)CDA:^Wf Btc 7=- ^ SlIftT 6 - iS' jQHSB 

^9K-r;l/^:fflCi'C^BCDE^fi^^ifl'JT?>E^M^«'] 
[0 00 9] 

mm] ccDJ:^K:«fijtSn/cE?kfi^REr*ti 
ti. r-^^«!iiifilltc*>tir, E?^fiCCii»€:St2-rii^ 
iten-SfifB. 4dJ;cmB<DE7i<M^<D^ 

:^r5/c«^oA;^mRtcf^-^^»$ni. -^-lt: 
Cooio]-?-UT. ♦»^$Mrctt»c73^*-^ju^« V 

7-^'^S«J-^:'r;U'£:ifi!;?0T, COiSlf^snrcfiiB 
[0011] 

[0013] ^UX, CC^:>fid?Km^itl'J3^ffit3:. <^ 




(3) . «KI^6- 1 19 2 91 

3 4 

tl/c^«'J^ f= ;U ^rffi t » B cpETKfi ^^SJT ^» fiS^KS CD H B CCM T 5 1«« 

[0 0 I 4.3 5fer. f^-iS'A:^SI52^:SttHJ5T<S- CC^E BSIE -O. 2 ^m -O. 3 AflE- 0. 4 tK 

?k«^JKmi, HmT-Sxfc^cc, «^7k?te6*»6E?K^ Bl-O.- 5 

7^/M/T^^^tcE7K$n^^B (^B) COfiBTKfi :?t:B8--0. 6 ^Bf-O. 7 ±l«- 0 . 8 

as8T3siiflr>ig^ft*i«^ffl$n. A:b*^K {^'.D-fe^^ [0017] ^«tji}f«:¥:f^-*r*^r*«cor. 

2 dtC— HSffisn-S. ttoT. :^(DBtC?:r5«i:. SEtS B (^«'J) 02 Bf^O-en-eno^Fl?). ^(iCC-:>LiTA 

.as2 d«c«BirB<DE;Kflt3lJeMB«*$nrti2»c<t{c3i: :^T5. 

^1. 20 Bft-O. 8 . «-0. 5 ^-0. 2 

SCf3^*5^ i. 3«BSD=^B©l«Bi*4A^$ta iiia<b«:(i)C2)^r«iJ-r€». 

coAr^i^ai 03&^^ii?rBCDE;^ffi (HiS) [oois] 
3&5A:tj$ri-Sift'&fc^2). ccDAtiS:^$l£i 0'^A:ti$ [KM 
ti/cBBB^ai^FosAifc^f"- i'af'- 5'«iSfiC2 rtose* 

euu = S eiia(i) /n --(1) 

t\ 2 
aeBa= 2: (emaB -eoa(i) ) ^ / (n - 1) - a) 

(it. GmaCD i BOftiS^liailtt [" C] 3« n : r-!S'« 

oGina : ««Sl®©^7?i [' C] ^ ibi>. 

AGmad) = (0ma(i) -©mam ) /aGma -(3) 
(IL, AGma ( i ) i B0filS5ia*>e»0(e ★OSItt3&*6¥ii3Gmim d5^i»o ©mi i ^(4)(5)^Ti»^. 

(4) fiissusccrar^^tfi^R '4o [00203 

[0 0 19 3 i&<am?gtc»tur{jHuaiL/ciaw5iiaoi« [»2 3 

emin = 2: eiii(i) /n ...(4) 
'■■■I 

aemi= 2: Cenin -eniCi) ) / (n--l) -.-(S) 



flO, ©riiCi) i 0CDft(SSlffllltB [' C] aQmi : 1ici&^iSi<09>Ti [* C] 

Gmim : ^ftjij^^g-Sfvig [' C) 50 n : T^-^tt 



C4D !^W^6- 1 19 2 9) 

5 6 

A©mi(i) = (©iiri(i) -©mim )/a©mi - (e) 

fit. AenriCD i BO^{&mS?:?^6CD{eO 5KsBteSP2 d fCsate.^/l/cE^KM^i^i^rS^TkS^i^f^-- ^? 

(5) frBOi£7KfitcMT^>tt« »■ . 

Qv(i)= [Q ( i - 1 ) -Qmi] / (Qma-Qmi) 



fIL. Q(i-l) : (i-l> QOBfie^KHiffi 

Qma ift^BS^KJi 

Qmi : ^^JnBEtK* 

Qy (i) : iEJS^t $ n/cH^BOBie^Kfi 



••♦(7) 

[m^ /B] 
[m' /B] 
(m' /B] 



[0 02 1 ] SB(Di2W<fi<^»CCIMriW«^«Ta>* -C(8) ^*ffll>riE«fbT^. 

Qte(i) = (Q(i) -Qmi) / (Qma-Qmi) -(8) 



flL. Q(i) 
Qma 
Qnri 
Qte(t) 
n 

ai^-r^u^^ggisa c<!:2-:)C0SStft2ll3 b. 3 d ir=a 

[0 022} A;t;t&$fi3S!RSC3 a CJ. ^iEISMZ c , 2 
• f «:gBtft$nTl^^)^BOE?K«CCi;«^:#K.2><i:#x 

h^-'i^^ilii-t-r^u-vA^T^). ccru 
»iH>«^ia[#ccT^/c«bcc. 2 o(DA:^m^a)C2)(Offl^ 

[0 0 2 3] ftr. ia2{C7T^T^'5CC. —-^(O^^-^ 
)i^y h9-i^.^J*f^;U(i) tc^tr 5 A^tfffR(l) i 
OT. BffH. BuH. ^BO^fi. 4^f*co?^lll. ftiSSSv 

[0 02 4 ] f^fe:^<D^:x-■7;^:^ V h7-i^-f^ 

B. ^BO^BU. ^iWmS. ftift^iSCOH 

xr. BiTBOigTkfi^anRra. 

[0 02 5] -tLr. Cta6C0i8^f!?n/c2«5iSOA:^ 

t»«i(i)(2){i-BsetfiSP3 btci2te$n^. $6cc. c 

^ B ©Be?kffi <b r 6 fliil; 0 /c 2 fiiWO ^ * 7 ;U :^ TiSr 

Hj = f (i Wij - li ) 
1 = 1 



fi;^BK7kjE . [m' /B] 

fi/hBE^ iiD' /B] 

iE«{b3tl/c i BOBE*«' . 

■C6X, ia2(C7nTJ:^tc:. A:^iBi«»>W«tm^»i<^) 
[0 0 2 6 ] ^oL^^iU^t* 7 h •7-^'^i»i-tf"JKC*>t-? 

30 h 7-^i^*j^f''jU(l)(2);0l-B|2t?,3P3 dCClSIrt? 
[ 0 0 2 7 ] SHJCDci: ^ "7*U^^y-i^ g >^ 

(1) A:tJfitC, :^.^SC/Bft!B(cnQT?)tft«I^A^miB 

[0028} 
[ISit3] 



( i=1.2.-MD) 



(9) 



(5) 
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m 
f ( 



[00293 



Ok=:£wjk-Hj ( k=1.2.'".Ti) -(10) 

E^^ralii^ j * - a > i: tti:^®^ K ^ SS^Offi^rft/JWt-r S J: ^ CC^ a - ^ K - 5^ © 



(10, W.1k 

m : ^TiSimcO^ 
n : ai:^®03EJt 

[0 0 3 0] (2) ;>:tc. tt3:^«o^k-*-n>ott3:^ 

W.1k(t+l) =Wlk(t) H-AW.ikCt) 
AW1k(t) = - £ • d K(t) • H.l(t) 
dk(t)=Ok(t)-YkCt) 



dk : 



J^m^^C t^t K:4dC > T W . (11) (12) (13) jt^rffl C ^ 
W.ikfe«tiET2», 

•"(11) 
"•(12) 
•••(13) 

(1. (i4)a5)(l6)^«:ffll>t:S;?^M«C<DiBSWik«::J5is6 



[0 03 1 ) 



dj(t)' 



Wii(t+1) =Wi1(t) +AWik(t) 
AWii(t) = - £ • di(t) • I i(t) 

a- 

Wjk(t) • dk(t)] • 



• -(14) 
•(15) 



1 



f ■ (swiid) 



I i(t)) 



-(16) 



f ' ( 



d.i 
) 



f ( ) omi^rm ♦ 

AWlk(t) = - c • d k(t) • H 1 
AWi.iCO = - c • d1(t) • I i 

- f (D (2) B.getasis 3 d resets $ ti 

[003 2] CC7:>.^«'l^7=;Wf?iBSM 11. ^Sl-t-f iL'^ 
(1) C2) CC*fT<E»S?ffi«:1f^ A I C»flBSB4 a «iB 

ts.T5S2t&.si54 b trtiiat$n-ct^^). . 

[0 03 3] S6tC. A I Cff11gU4 a{iW^ttE]2 4C 
7nTJ:^(C^fiX5n"Ci^i. -^Lr. COA I Cs^ffiSU 

>t*(DA^tft$RCi)a)«:^EtJL'"^. -e4i-?^ti*7=^;u^S5IS* 



ES1= S 



(eli) 



7)(l8)^^ffit»i. 
(t)+ a ' AWik(t-l) -(17) 
(t)+ a • AWii(t-l) -(18) 

(1) (2) iCi6l^X, ^^Ltcr-^lCttrhlSl^PM'k 
eli. e2itL/. ^*Kf^^^^0«lii«9mffiPl , P2 ^ 
A^WfRi -en-en<D^«'l-tf'"Jl'(l)C2)CC^=tTi A 
1 C { Akaike's Information Critera 

[0 034 ]5feT, — V 
40 -rJl^ci) *^f:>tii^^nycE*fiHttSffiYlii«tn^f&-^ 
(^tSfiB?Kfi) Yi iO(Blleli<7)-?l5?DEsl€:(lS)(2 

o)5x:tcrj?tt5r2>. 

[0035] 
[ttSl 

•••(19) 



Yi 



eli=Ycli - Yi. 
Yeli ^iSJ^f'^l'd) oe^KSKI^EfiE 



-(20) 

50 :XtC. j:-*— ^JU^--? 9-i7^?ll»|-t-^)U(l) <?^A ! Cffi 



(6) 



Al = N • In (E51/N) +2 

C : Pi ccfi^ra^^^^ma (-^li]SiC = 0 ) 
In : Bfm^om 
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■ Pi +C -(21) 
[0037] 



ES2= S 



(e2i) 



(22) 



Yi 
N 

lit. 



e2i=Ye2i -Vi 
Ye2i : ^m't'fJl^Q:) OE7KJt«ISffi 

A2 = k • In (ES2/^k) +2 
P2 A^30^*-n>»n-l XifriaiJB 

C : Pi K^RM0&rj:3E«[ (-^liltiC = 0 ) 

A I C{ifl»tBgP4aaCCT»Hi3mc:S-*-'7iU;r*-y r? 

-^'^'J-=fc-7=;l/Cl)C2)tC?>tr^S-A I CHAl . A2 « 

IRSII4abU&A I CIlAl . A2 tOM^%iCti^':>XA 

(1) Al <A2 

[0 03 8} COiS^. ^V-^^-^^jftJ-t-r 
m\t. «A:^t»«lCi)C2)CC4at:fifrBOIB7k«OW«R<D 

;!f'C*^. b/cA5-:»T. A:;^tS«C2) tc^iti^HuBo 

(2) Al >A2 

[0 03 9] CO«^. ie^C. A*t«R(2) «C$«n^ 

>ruc2) ^isi^r^. 

[004 0] *U±OteS*. Wjt«SA?3m«0^3f^ 

(3) Al =A2 

[0 04 nCOtfi^, Pi. P2 CD.'h$t*7^. rt£t? 

^ , «it*iiBm3i:7^ * - -7 :^ >^ 9 - ^iB'j^f" Ji/ 
crs. ^m-f^iUis^/?Bn4nKcris^)?$nfwio(7:>«ifi 



(23) 



20 



30 



40 



rio 



A2 ^:XO(24)KtCTfi[mT^. 
- P2 -+-C -(24) 

[0 04 2] ^a'J^7^^l'S?ffli2R4 CCTjlHRSn/cftaJlc 

CD^if]ia^Sl55 aCCA:^5n^. C 0^flJ{S^8C 5 a tl 
Att3:tli^fRl 0;:»^6A:^Sn/c^BRiy^B<D3^M. 
fi! BI!B«JCDS«A^t»«iC«-^C*-CBiFsSjHR3nfc- 
ir •7-i?^f'J-=e7=;L'^mu>r^BcD!E*^»J 

4CgStS$ti/cC[)^A^itS:^«lEl 0«:/Mx-CCRTa^ 
SI Oa(ca7i^$4l^. 

[0 04 3] C CDJ: -5 {C«tfiX$ tl/cB2*fi^i5»Kr * 

A^Sn-E>62?kftK:i5S^:Stjrri^;t6ns«B. 

Sia, *JJ:D^'A^KiE9;!>>6(9eti5fl'rBOE^* 
S¥0^»cDA;^tS*fi?5)^e. A:'JtS^ifii;^SiJ3 atcrmst 

«»:a>A:^t<NR (i) (2)tc*iW «>s A^m#fl(i) C2)ccj=t l 
a)(2)^l«3BT2>. 

[0 04 4 ] -^Lr. ♦)r^?*ircl!SttC0::^:x-7;l'* V . 

9- ^^iR»i't-?iU(i)(2)tcj=tL"C. -^n-^riA I CfiB* 

J)^^^>T. COSA 1 Cffir^jr^r. — OCDiBi!lCD::^^"- 
ftjSO-:x--7;L:^-? ^-^^iB'l-t-f-'iU^rffil^r^BO 

[0 04 5 ] L^-rnoA:t;tfi^R<D«^-t*-)O^J«-ar 

CD- -i? y 7 - :J'^i»K--r;ur 4) r ^B<7^iE?K 




n 

[ 0 0 4 6 3 U/cd^o-C. 1 «acDA:^tt$8o*fl^-&tc 
[0 04 7 ] :*ll|g(3:±i^iL/cllJfeF«)CC|!Rj£$ti 

[0 04 8 ] $6{c. cmi7^m.^mms,^. 

[0 04 9] 




(7) »W*6- 1 1 9 2 9-1 

12 

:a - -7 ;U ^. 9 - i^'^ffl'J^rf'iUr 4> o a CD|S;kfi^ 

[la^ofsmj^cwag] 

rife, 7 -52^1^. 8 -ie*«Sfi«lttJa5. 9-A*8iB. 
1 0 -AfUl^^ifi. 



(8) 



»CiW6 - 1 19 2 9 



n 




(9) 



119 2 9 



m2] 



St 
u 




mm 



